, [8] , [9] , [3] ) motivated by work on the Markov property for the so-called Levy Brownian motion ([5] , [7] , [1] , [2] 1.6 Remark: Condition (b) was used by Pitt [12] We note that GFMP (5) (a) Let [11] . In most of the standard examples ( [3] ) it can be shown that this condition is satisfied.
In fact equality of these three fields in necessary and sufficient for G (3D) being a minimal splitting field in the sense of [12] for F(X:D) and
In a subsequent paper we shall present a class of (not necessarily) stationary processes for which this happens.
